JOURNAL OF APPLIED ECONOMETRICS 


Vol. 3, iii- 
(J. appl. econom.) ol. 3, iii-v (1988) 


CONTENTS 
Volume Number 1 


A Keynesian Macro-Econometric Medel of the UK: 1955-1984 
M. Desai and G. Weber 


Semiparametric Econometrics: A Survey 
P. M. Robinson 


Prices, Wages, and Import Prices in Israel: 1970-1983 
R. Melnick 


A Test for the Existence of Allocative Inefficiency in Firms 
C. A. Melfi and A. J. Rogers 


Announcement 


Book Reviews- 


Volume 3 Number 2 


The Econometric Analysis of Models With Risk Terms 
A. Pagan and A. Ullah 


In Pursuit of Monopoly Power: Recent Quantitative Work in Industrial Economics 
P. A. Geroski 


Formation of Firms’ Production Decisions in Finnish Vianufacturing Industries 
M. Rahiala and T. Terasvirta 


Asymptotic Theory and Econometric Practice 
R. Koenker 


Efficient Estimation With Panel Data: An Empirical Comparison of Instrumental 
Variables Estimators 
C. Cornwell and P. Rupert 


Professor Chow’s Econometrics: A Review 
A. Hughes Hallett 


Book Review 


35 
149 


Volume 3 Number 3 July-September 1988 
Employment Contracts, Job Search Theory, and Labour Turnover: Preliminary 
Empirical Results 

N. M. Kiefer 169 


Testing the Martingale Hypothesis in Deutsche Mark Futures with Models Specifying 
the Form of Heteroscedasticity 
T. H. McCurdy and I. G. Morgan 


A Stochastic Frontier Cost Function for Residential Child Care Provision 
M. D. Hughes 


Money Stock Targeting and Money Supply: An Intertemporal Optimization 
Approach (with an Application to Canada) 
J. Mercenier and K. Sekkat 


Choice of Employment Status and the Wages of Employees and the Self-Employed: 
Some Further Evidence 


A. M. Gill 


Software Reviews 
Statistical Software Tools (SST) Version 1.1: A Review by P. K. Trivedi 


AUTOBOXxX: A Review by R. Bewley 


SHAZAM: A Response by K. J. White 


Book Reviews 


Volume 3 Number 4 October-December 1988 


Seasonality and Habit Persistence in a Life Cycle Model of Consumption: 
D. R. Osborn 


Tobin’s Marginal ‘q’ and Tests of the Firm’s Dynamic Equilibrium: 
M. Galeotti 


Volatility Persistence and Stock Valuations: Some Empirical Evidence using 
R. Y. Chou 279 


Are Price Equations Really Money Demand Equations on their Heads? 
J. G. Mackinnon and R. D. Milbourne 295 


The Information in the Term Structure: Some Further Results 
F. S. Mishkin 307 


Book Review 


187 
215 

i 


Software Reviews 


A Review of Data-FIT: an Interactive Econometric cemneenten Pacing for IBM- 
compatible PCs: A Review by N. R. Ericsson — 319 


A Review of PG-GIVE: A Statistical Package for Econometric Modelling: A 
by T. Terasvirta — 333 


Author Index 341 


: 


